AUTHOR INDEX OF VOLUME XIV, 1991 


Bhagwat, Yatin N., Michael C. Ehrhardt, and 
David W. Johnson. The Two-State Interest 
Rate Model for Pricing Bonds: An Empiri- 
cal Analysis. Volume XIV, Number 2, 
pages 105-115. 

Bhattacharya, Anand K. and George W. 
Gallinger. Causality Tests of Short Sales on 
the New York Stock Exchange. Volume 
XIV, Number 3, pages 277-286. 

Chiang, Raymond C. and M. P. Narayanan. 
Bond Refunding in Efficient Markets: A 
Dynamic Analysis with Tax Effects. Vol- 
ume XIV, Number 4, pages 287-302. 

Chiang, Thomas C. and Douglas R. Kahl. 
Forecasting the Treasury Bill Rate: A Time- 
Varying Coefficient Approach. Volume 
XIV, Number 4, pages 327-336. 

Choi, Seungmook and Mark E. Wohar. New 
Evidence Concerning the Expectations 
Theory for the Short End of the Maturity 
Spectrum. Volume XIV, Number |, pages 
83-92. 

Dukes, William P., Ramesh P. Rao, and 
Niranjan Tripathy. Dealer Bid-Ask Spreads 
and Options Trading on Over-the-Counter 
Stocks. Volume XIV, Number 4, pages 
317-325. 

Easterwood, John C. and George Emir 
Morgan. Eroding Market Imperfections, 
Reintermediation, and Disintermediation. 
Volume XIV, Number 4, pages 345-358. 

Ehrhardt, Michael C., Yatin N. Bhagwat, and 
David W. Johnson. The Two-State Interest 
Rate Model for Pricing Bonds: An Empiri- 
cal Analysis. Volume XIV, Number 2, 
pages 105-115. 

Ezzell, John R., H. Christine Hsu, and James 
A. Miles. An Analysis of Regulated Rates of 
Return for Wholly Owned Subsidiaries. 
Volume XIV, Number 2, pages 167-180. 

George B. and Daniel T. Winkler. 
Default Risk Premia in the Near-Cash In- 
vestment Market: The Case of Auction Rate 
Preferred Stock versus Commercial Paper. 
Volume XIV, Number 4, pages 337-343. 

George M. and Wai K. Leung. 
Further Analysis of the Put-Call Parity Im- 
plied Risk-Free Interest Rate. Volume XIV, 
Number 3, pages 217-232. 


Gagnon, Jean-Marie and Jean-Marc Suret. 
Ex-Dividend Day Price Changes and Im- 
plied Tax Rates: An Evaluation. Volume 
XIV, Number 3, pages 255-262. 

Gallinger George W. and Anand K. 
Bhattacharya. Causality Tests of Short 
Sales on the New York Stock Exchange. 
Volume XIV, Number 3, pages 277-286. 

Gay, Gerald D., Stephen G. Timme, and 
Kenneth Yung. Bank Failure and Conta- 
gion Effects: Evidence from Hong Kong. 
Volume XIV, Number 2, pages 153-165. 

Goldberg, Lawrence and T. Harikumar. Risk- 
Taking Incentives of Banks and Risk- 
Adjusted Deposit Insurance. Volume XIV, 
Number 3, pages 233-239. 

Goldenberg, David H. and Ashok J. Robin. 
The Arbitrage Pricing Theory and Cost-of- 
Capital Estimation: The Case of Electric 
Utilities. Volume XIV, Number 3, pages 
181-196. 

Hamilton, James L. The Dealer and Market 
Concepts of Bid-Ask Spread: A Comparison 
for NASDAQ Stocks. Volume XIV, Num- 
ber 2, pages 129-139. 

Harikumar, T. and Lawrence Goldberg. Risk- 
Taking Incentives of Banks and Risk- 
Adjusted Deposit Insurance. Volume XIV, 
Number 3, pages 233-239. 

Hoban, James P., Jr. and Frederick W. Siegel. 
Measuring Risk Aversion: Allocation, Lev- 
erage, and Accumulation. Volume XIV, 
Number 1, pages 27-35. 

Hsu, H. Christine, John R. Ezzell, and 
James A. Miles. An Analysis of Regulated 
Rates of Return for Wholly Owned Sub- 
sidiaries. Volume XIV, Number 2, pages 
167-180. 

Johnson, David W., Yatin N. Bhagwat, and 
Michael C. Ehrhardt. The Two-State Inter- 
est Rate Model for Pricing Bonds: An Em- 
pirical Analysis. Volume XIV, Number 2, 
pages 105-115. 

Kahl, Douglas R. and Thomas C. Chiang. 
Forecasting the Treasury Bill Rate: A Time- 
Varying Coefficient Approach. Volume 
XIV, Number 4, pages 327-336. 

Kim, Wi Saeng and Colin M. Young. The Ef- 
fect of Traded Option Introduction on 


371 


372 


Shareholder Wealth. Volume XIV, Num- 
ber 2, pages 141-151. 

King, Ronald R. Private Information Acquisi- 
tion in Experimental Markets Prone to 
Bubble and Crash. Volume XIV, Number 
3, pages 197-206. 

Klein, April and James Rosenfeld. PE Ratios, 
Earnings Expectations, and Abnormal Re- 
turns. Volume XIV, Number 1, pages 
51-64. 

Lee, Young-jin, James D. Shilling, C. F. 
Sirmans, and James W. Wansley. Dividend 
Change Announcement Effects and Earn- 
ings Volatility and Timing. Volume XIV, 
Number |, pages 37-49. 

Leung, Wai K. and George M. Frankfurter. 
Further Analysis of the Put-Call Parity Im- 
plied Risk-Free Interest Rate. Volume XIV, 
Number 3, pages 217-232. 

Thomas H. and Robert A. Wood. 
Hourly Returns, Volume, Trade Size, and 
Number of Trades. Volume XIV, Number 
4, pages 303-315. 

Miles, James A., John R. Ezzell, and 
Christine H. Hsu. An Analysis of Regulated 
Rates of Return for Wholly Owned Subsidi- 
aries. Volume XIV, Number 2, pages 
167-180. 

Moore, William T., Katherine L. Phelps, and 
Rodney L. Roenfeldt. Equity Valuation Ef- 
fects of Warrant-Debt Financing. Volume 
XIV, Number 2, pages 93-103. 

Morgan, George Emir and John C. 
Easterwood. Eroding Market Imperfec- 
tions, Reintermediation, and Disintermedi- 
ation. Volume XIV, Number 4, pages 
345-358. 

Najand, Mohammad. A Test of the Risk Pre- 
mium Hypothesis. Volume XIV, Number 
3, pages 207-216. 

Narayanan, M. P. and Raymond C. Chiang. 
Bond Refunding in Efficient Markets: A 
Dynamic Analysis with Tax Effects. Vol- 
ume XIV, Number 4, pages 287-302. 

Peterson, Richard L. and Niranjan Tripathy. 
The Relationship Between OTC Bid-Ask 
Spreads and Dealer Size: The Impact of 
Order-Processing and Diversification Costs. 
Volume XIV, Number 2, pages 117-127. 

Phelps, Katherine L., William T. Moore, and 
Rodney L. Roenfeldt. Equity Valuation Ef-. 
fects of Warrant-Debt Financing. Volume 
XIV, Number 2, pages 93-103. 

Prezas, Alexandros P. [nflation, Investment, 
and Debt. Volume XIV, Number 1, pages 
15-26. 

Rao, Ramesh P., William P. Dukes, and 
Niranjan Tripathy. Dealer Bid-Ask Spreads 
and Options Trading on Over-the-Counter 
Stocks. Volume XIV, Number 4, pages 
317-325. 


The Journal of Financial Research 


Robin, Ashok J. and David H. Goldenberg. 
The Arbitrage Pricing Theory and Cost-of- 
Capital Estimation: The Case of Electric 
Utilities. Volume XIV, Number 3, pages 
181-196. 

Robin, Ashok J. and Ravi Shukla. The Mag- 
nitude of Pricing Errors in the Arbitrage 
Pricing Theory. Volume XIV, Number 1, 
pages 65-82. 

Rodriguez, Ricardo J. Tax Schedule Changes 
and Discount Bond Prices. Volume XIV, 
Number 3, pages 249-253. 

Roenfeldt, Rodney L., William T. Moore, and 
Katherine L. Phelps. Equity Valuation Ef- 
fects of Warrant-Debt Financing. Volume 
XIV, Number 2, pages 93-103. 

Rosenfeld, James and April Klein. PE Ratios, 
Earnings Expectations, and Abnormal Re- 
turns. Volume XIV, Number |, pages 51-64. 

Shilling, James D., Young-jin Lee, C. F. 
Sirmans, and James W. Wansley. Dividend 
Change Announcement Effects and Earn- 
ings Volatility and Timing. Volume XIV, 
Number 1, pages 37-49. 

Shukla, Ravi and Ashok Robin. The Magni- 
tude of Pricing Errors in the Arbitrage Pric- 
ing Theory. Volume XIV, Number 1, pages 
65-82. 

Siegel, Frederick W. and James P. Hoban, Jr. 
Measuring Risk Aversion: Allocation, Lev- 
erage, and Accumulation. Volume XIV, 
Number |, pages 27-35. 

Sirmans, C. F., Young-jin Lee, James D. 
Shilling, and James W. Wansley. Dividend 
Change Announcement Effects and Earn- 
ings Volatility and Timing. Volume XIV, 
Number 1, pages 37-49. 

Stansell, Stanley R. and K. C. John Wei. 
Benchmark Error and the Small Firm Ef- 
fect: A Revisit. Volume XIV, Number 4, 
pages 359-369. 

Suret, Jean-Marc and Jean-Marie Gagnon. 
Ex-Dividend Day Price Changes and Im- 
plied Tax Rates: An Evaluation. Volume 
XIV, Number 3, pages 255-262. 

Szewezyk, Samuel H. and Raj Varma. Rais- 
ing Capital with Private Placements of 
Debt. Volume XIV, Number 1, pages 1-13. 

Timme, Stephen G., Gerald D. Gay, and 
Kenneth Yung. Bank Failure and Conta- 
gion Effects: Evidence from Hong Kong. 
Volume XIV, Number 2, pages 153-165. 

Tripathy, Niranjan, William P. Dukes, and 
Ramesh P. Rao. Dealer Bid-Ask Spreads 
and Options Trading on Over-the-Counter 
Stocks. Volume XIV, Number 4, pages 
317-325. 

Tripathy, Niranjan and Richard L. Peterson. 

The Relationship Between OTC Bid-Ask 

Spreads and Dealer Size: The Impact of 

Order-Processing and Diversification 


Author Index of Volume XIV, 1991 373 


Costs. Volume XIV, Number 2, pages 
117-127 

Varma, Raj and Samuel H. Szewczyk. Rais- 
ing Capital with Private Placements of 
Debt. Volume XIV, Number 1, pages 1-13. 

Wansley, James W., Young-jin Lee, James 
D. Shilling, and C. F. Sirmans. Dividend 
Change Announcement Effects and Earn- 
ings Volatility and Timing. Volume XIV, 
Number |, pages 37-49. 

Wei, K. C. John and Stanley R. Stansell. 
Benchmark Error and the Small Firm Ef- 
fect: A Revisit. Volume XIV, Number 4, 
pages 359-369. 

Wiggins, James B. The Earnings-Price and 
Standardized Unexpected Earnings Ef- 
fects: One Anomaly or Two? Volume XIV, 
Number 3, pages 263-275. 

Winkler, Daniel T. and George B. Flanigan. 
Default Risk Premia in the Near-Cash 
Investment Market: The Case of Auction 
Rate Preferred Stock versus Commercial 


Paper. Volume XIV, Number 4, pages 
337-343. 

Wohar, Mark E. and Choi Seungmook. New 
Evidence Concerning the Expectations 
Theory for the Short End of the Maturity 
Spectrum. Volume XIV, Number 1, pages 
83-92. 

Wood, Robert A. and Thomas H. MclInish. 
Hourly Returns, Volume, Trade Size, and 
Number of Trades. Volume XIV, Number 
4, pages 303-315. 

Wa, Chunchi. A Certainty Equivalent Ap- 
proach to Municipal Bond Default Risk. 
Volume XIV, Number 3, pages 241-247. 

Young, Colin M. and Wi Saeng Kim. The Ef- 
fect of Traded Option Introduction on 
Shareholder Wealth. Volume XIV, Num- 
ber 2, pages 141-151. 

Yung, Kenneth, Gerald D. Gay, and Stephen 
G. Timme. Bank Failure and Contagion 
Effects: Evidence from Hong Kong. Volume 
XIV, Number 2, pages 153-165. 


